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Stectj&tai&tiTi^. £7t, ff-g*#o(N 2 ) (fc&iM£o(N 3 ))^fc3fc#>. ttfig 

^<tmm^nnm<o^ i )\z s ^omwLm\^mmt^ztiz^'oxmmmiz 
^vm^^m^m^Mz^Lx. 

x k+ i = F k x k +G k w k 

yk=H k x k +v k 

z k = H k x k 

xuittm^hfr&tzizmizftm 

w k :vXfAif 
v k :«ag* 
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F k : t/XT- A<D?41SV<7Z. 

x k i k = f"k-i x k-i |k-i"^*K 8(K (y k — H k F k _ 1 x k _.,| k _i) 

x\ , k : H;Hi^y 0 ~y k *-C^ffi^fcB#^]ka)^Sx k CD*i^(i 

K 8(k :^;U^y-f> 

ma»i*,±lfittrf*^<LrL^«riB/\^/<-H aB 7^J!i/^*llff-r-5x^^ 
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x k+1 = F k x k +G k w k 
yk=H k x k +v k 

2 k = H k X k 

zzx\ 

w k :vXfAif 

F k : i/X^A(7)^V^^X 
G k :|gllfT^J 
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m&mmmt. mu±mm r f \z®n\ m=f=7Mzmm? p z 

x k | k = f r k-i x k-i | k-i "1"K S k(y k — H k F k _.,x k_i | k_i ) 

ts 

vzfmm?z£x\&mmxm&ft&&MmtzZKm®x±mm*z<m 
jsu zommmmzumtzzt 

^nB^om^mit^mmmmmiz^Mt^zttmrnx^s^'DTji^j 
xj±itmm&v$£%\zmttt&x&z>tzisb. te*7sbxmi^mrfmmxz$> 0 - 
mz, m^o^momm^^ifvits ^xhtmmom^mmmx^m mt> 
ti%m'£:tf$^o zotztbs *mwitnmtote&mmi£7)i'3i)Xj*tLxm*ti: 
femftmzzaigigtttzztx&bSo 
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^3l* > ^24 3 0H oo ^;U^(S1O5)(D7;UrfijXAICOtNrcO'7P-- : ? : ^~hTfe 

-So 

1. tttomw 

x k : ftM^HmtzitmizftB ; **nr*fcy . ztitfmizott&tteZo 

w k : i/XT-A$IW ; ^^O'Cfe'So 
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G k : mwrnw mnmiz^ 

x\ , k : ® ;im#y 0 ~y k 3re£m^d^ 

i ~ k+1 , k :x\ + i i k omm<o^wi.m\\znm ■, wv^utt^xs-tttiZo 

•So 

K s , k : y-OUWfjy ; ff ?lJ I ~ k , k -i b#b*l3o 
R e . k :*fiSt)»[ 

izuMt&tK ^vfrt^iz, x¥0n±\zimz*itzt,<Dtm-T*tbz> o ttz, 
x. w, h, g, k, r, i , mtfimT'&v * nc^^-r^di^x^-etB^ti^©^ 
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2. isX7-JUmj£<DJ\-^T.7RlSyn?^ 

>ea.-^ss^ywiifei3S«ft.i/xxA«s^p^A$^3>ei--^a> 

mi its ^mmommizmir^/s-^^Tom^mvib^o 

z<d/\— k^iti*. *AMsa(cpu)-cfc5*B3iajioi. a*siiio2 % ta^ 

*SP1 03.^^1 04^t;iB1t$|J105(i,7.^-X(*/\*7 > W (DMB. <D}$^St? 

3. S»«»35<«a»3tRrt!|i5:/\-r/<-H a .7-f;u5t 
(£311) 

= ^x/fc + G fc iu fc , w k ,x k eK N 
y k = if*;!;* + u*, y k ,v k e7l 

z k = iir fc x fc , H k en ] * N , * = o,i,...,£ 



(6) 
(7) 

(8). 
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ca>H.M***»fc^tt«aiSg«[x\ | k <fcSlM4ffl 2lf£5£<Iz v k , k ) (4. 



Xk\k = F k -iX k -i\ k -i + i^ s ,fc(l/ik - Hfc-Ffc-iSCfc-iiife-i) 



(10) 

(11) 

(12) 



} (13) 



e/,» = Zi\i - H&u *o|o = sco, £i\o = 
0 < p = 1 - x(7/) < 1, 7/ > 1 



P 0 
.0 -P7/ 



(14). 
(15) 



(16) 



.-2 



Sju = ^it-i + - — ^f—HjHi > 0, i = 0,...,* 



(17) 
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^□^rEXOOj :H„:7-f;U$i0>#£*fr % 

A^-r^(sioD„c:0^j-ei*, r f >>i A^^H^o^g|Jioitt,^(i5)ic 

<fcoTS»*ftp*ftS«(S103)o*0)ft.ft3l«101l*,SiP«ftpfZ*-J 
#,S(10)~^(13)<D/W/\°-H„7^U^||fT«(S105)„M^101tt % 5Et 
(17)(fc^lN|*.^5t(D5e(18))(C>ail(Z^EXC < !:-r-5)^t1-i[L(S1O7) % ^0 

a*«ya-r (si 1 1 ) 0 rf-c#ftftfr*»fc'*ja:<ftofct#(si 09) % 

r f i- A r ZttoHtzb r f<Dft£tt r f op <!:LTaj 03ictB A&tf /xi*ib 
1Mi05icgB«-rs(si i3)„ £*>\ ^<d«t?(4, a r*Jnitri^]6«, **ijbmo> 

05izieitu> iBit$pi 05^p ) ^aii"«fe5icLr : fccfci>o 
iiowiit^^y, fc«Mmvi«>jMii**<of;tt:*. -*ii4 s ri**y* 

S13ic > gi2^0(/\^/^— )H„^;^(sio5)©y^d k yXAico^ra)7P-5 1 
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[X-r^S201] ^a»1O1(4s8Btt»1O5A^II»SC0!)*!I«!ftft$tt^aiL, 
[*-ry?S203] 14, ^»lkfcft*T-^»Lt$lt*fll-r-5. 

[Xt^S205] flJIJIgfll 01 14, ^U^^-<>K S> k £i£ (1 2)£ffl^-Cft-^:-f &o 
[Xx'^S207] *A3I$|i101 14, 3£(1 D0)/U/t— H co 7<<)\'$<D7<()V*l5U&% 

[xt-^s209] «a»ioitt,iiaE©*»iJ[ffWfc»j«;«fliz\, k , z\ +1 , 

[Xt^S211] B#^Jk^*#r(k=k+1),Xx^S203lzMy>f J -'$'^fc 

*PBy&it£o 

fc*>\ 01 14s H 0o 7-<;U^ti-l:X-T^S205-S209^<D#X7 L ^-e* 

<b^r% iC(17)(D#^E^^0fiJ^[Cl4O(N 2 )a)Iti:g^gT^ofco LfrU 
£1 
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•So 

-gSi + /?7/>0, i = 0, • - , A; 



• 0|» 



(!PJ!) 

2 x 2©ff 511 R e . k <Dft&j5mi£ 



-H k E k \ k - X H T k \ - {-(n) + H k £ k]k _ t HT) 



|_Ajr - jH^ki = 

= a 2 - (wr*!^ jsrf + pe)A - ^ + pqH.e^hI = o 

$»(tfi, R e . k (0@Wfil A ,3&nfeG)J:3l::f|&*i-5 0 

2 — 

-A P6 H k S k \ k . x Hl + Vt? > 0 

R e . ktt^c-r^-^^to. zttcky , 

i- l -Jj-H k K k i-i?H k k a , k 
£ffl 1**11*. 2£ ( 1 8) <D#££###£*l3 0 CCT% H k K s k 0ft UmliO (N) T*fc 
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"So 

ZZX.&iz^ 

R_q1/2 i n1/2 

e.k _ K e.k J i K e. 

T ~1/2 v ~1/2 

k|k-1~~*- k|k-1*- k|k-1 

\zm a lt s wimmz&mtucfcmi oh^j^ (^^^tu^t^uxa) £ 
zzttfxtz. niTiz, &mmz£%tj:ftM&i£T)i'3*)XiKznm?z>tzto(D. 



WO 2005/015737 
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**|fc = + K aJk (y k - H k x k . llk ^) 





. 1 

C k S k]k-l 


0 


P~^k\k-1 . 



0(A) = 



1 

R lk 


0 







(20) 
(21) 

(22) 



10 



15 



R k = RlJiRl J?| = 



0 

0 p*yf 



r \ 1 0 1 - .1 . . 

Jl = [o -i]' Vi-^rjw 

^-* + ^V.Cf, ^ = 1^, , oiQ = io (23) 

•c*, o , e(A) i± y ft +%b%e(k)je(kr = u j = (j, © n m¥ 
i&majZ^^eR"*^!^,^©^ 

^>K S . k £H«0> CflDfcft, I \ , = Z ~ 1/2 k , Z ~ 1/2 k | k _ 

, >o«*y si\i k _, © je Sttriff K**t* ft* WfcBjefc***. fc*>\ £3120 

AS*10ltt,3£(22)O£jaofr^AO#S*f=MM4l«Ctt«l0 
5^P>^tBLXI*rt$|5^U^55)N^,#r, J-3.r:-$iij^^$||fT-f ^(3301 ) 0 5D- 

S^101tt % *tofc^(22)©^5a©fT^J^©^^^>XxA^V>K k , K s . k £ 
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5£ (21 ) {Z&^ftWitZ (S303. S305) „ MSP 1 01 I*. S (20) izS^ttffi 
* JMx\ , £ (S307 ) „ 



5. ttlfiiiSgCDfc^XDttttWlcSe^MT^'JXA 

^fe^ 0 ^C^\tf«(D^(!:LrsH k =H Jt+n v H, H^Mk), u(0). 0, 
0]<7>t#> x k =[x T kt 0 T ] T (D1Xx^^I'J^^(D^^tfeff?lJ Xk+i 



&n|* " *£*|Jk-i# T = -L k R- t lLl Lf. 



0 



(24) 



(36*3) 



0 



= ®Jfe-l|fc-l + ^«jb(y* - JfiTjbjfejt-llfc-l) 
K Sik = l)/i^(l, 1) , K k = ^(JC^j)^ 



-.1 - _A 



0 



(61) 
(62) 

e(ifc) (63) 



p5 0 

0 p*7/ 



Rii = R k JiR k , Rl = 



1 0 
0 -1 



• = £jfelfc_l-£*IJk-l 



(23) 



±^li,K\(=p- 1/2 K k )(Dft^yicK k (cot>T^S-ri)C:«!:^r*#^o 
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(£314) 



K s j t = psK k (:,l)/R eJt (Ul) 
0 



-T « T _j « ~ 



L H k+l J 



(25) 
(26) 

(27) 

(28) 

(29) 
(30) 



1 0 
0 0 
0 1 



. H k+ i=[u k+1 u{k + l-N)] = [u(k + l)u k ] i #, = [tt(l),0,...,0] 
e ^(w+i)x 2) ^ = | ^1 0^ k o = q io(o = - o ^ £ isp -i Kk (31 ) 



r*fc y , diag t • } 9J s r 6> k+1 ( 1 . 1 ) \tnm R e . k+1 o 1 - 1 tiftzzti^tim 



10 



(32) 
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0 1 / w T vy r\ 

- =p- 5 (S fe+ i|^ ik+1 -^| Jfe _ 1 C ik J 



H.7-fi^'J>^fTiU=ruXAttiaTa)J:3lc»l&«c:i:A«^*€. 

[Xx^S401 ] *&Sg&1 01 «\ 1?^ 3e<&*D$£#£l^<&<fc5l::£#>$o 
io U***T-5»**wf . 

[XT-sof S403] JWMl 01 1*. ifrakW^x^fti^ttlM"*. M1SP1 01 

[^t-'^S405] ^a^101li > ^UW^>l-^J^1''5^K k+1 ^^(27). (3 
15 1)^L>T^j§6*J[3tt^-r^o 

[Xx-y^S406] 5aSgpi01li s R e . k+1 ^(29)$fflt>T^!l§6«)(cH-I[-ri>o 

[Xt^S407] 5aS$Pl01l* > ^lCK Sik $^(26), (31 )%m^XftUt&o 

[7.x^S409] mm®1 01 I3\ CZT% #£3=rftEXC>0£¥lJ£U 
y?S41 1 |C*ifr 0 

20 [Xx^S41 3] 4MSP1 01 (±, Xir^S409T*#|E^^^fc^^lt^ 

[£ r,£*£flQU x^^S40i icm^o 

[Xx^S411] 5aSSP101l*^(25)<7)H eo -7^;U^<D^^^|i5E^|liT-r 

[xx^s4i 5] ^asan 01 is> R r . k+1 £se (30)%m^xwffimznw-tz> o £ 
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fc.»«»101l*,L~ ll+ i£3C(28K <31)£ffll*T3»Wl;:f|-*«. 
[Xt-^S41 9] flAg^l 01 it. mmk^m^X (k=k+ 1 ) , Xx'^S403ICM 

ftiSSPi 01 li. H O0 ^;i/^H-^:x7 L ^S405-S4i 5&tf#£g:#a>ff-^: 

fiE1t«BJ105(clBttL,*fc,IBtt»105^6tt^aj^J;9lcLr*J:^. 
6. xzi— Jr-v^-iz^ 

*0 -f >/<;U*j£g {h,. [k] } ic «fcy , xn- {dj ®ft3MI {y k ) l*&5* T?***i 

•So 

= d k + v k = ^^[^-t+vjb, fc = 0,1,2,- (33) 

t=0 

u k , y k l*^-?*t^^Jt k (=kT;TI4^l*^Ji^)lcfc(tSS^m#i:xu-$ 
aL.v.li^Jt^lt^^fiiOCDlHl^^L.hiCk]. i=0. N-1 |* s f$ 

4#^M{h-j[k]}jW*m#&;h4^^ 

AT-1 a 

4 = £^[&K-i, * = 0,1, 2,-.- (34) 
»=o v ' 

C^X3-^^ML?llttf(y k -d\=0),X3-^-v>4z;U^C < t^-e^-5 o 7t 

f£U k-KOOitu^^Ot-f-So 

«±«fey,Fi3jif«^m?l!l^^S«(i#{u k }txri-{y k }AN6x3-/U©-i'> 

/^xj6aFih,[k]}M*«3e«nBic»*-c**. 
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Xfc+i = Xfc + Gfctoib, z kt w k €K N (35) 

y & = HjtXfc + u/t, y^Vkeft (36) 

z fc = ff*z fc) 4 tt lx " (37) 

fc£U 

»fc = [W*l,-,fcw-i[*lT. «» = w).'".*wr 

fT fc = [tifc,---,Ufc-Ar+i] 

5 

io 7. -r>/<^*(Sglc*t«M 

(Wi^a)itS) 

47 

«=o (o8; 



15 



*.*fc,vJ4T*ttO,»tJ[a/=1.0xior*a>S*^Wefe*t*iU«*fc 
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JS81T£M:±1. Ot?Z>o 

<J k =ffiUk-i+ar 2 u k _ 2 +w k ' (39) 
fcTcU a,=0. 7, a 2 =0. 1<t:Uw k ' I*¥$fil0, #ifcc7 w < 2 =0. 04<D^?£& 
5 #^xafe!t*tr*. 



10 V"{I i=0 47 (hi-x\(i+1)) 2 } 

p = i - * ( r f K x ( r f ) = r r 2 . x% 1 0 =o> I ~ n , 0 =20U:U tHHiftftJS^ff-. 



15 



■Dfc 0 *fc,#«Eftfr*«BLOO, r f =5. 5 fcfi^fcLfc. 

8. £g0!iEBJ3 
8-1. £g20>|IBJ3 



A i 



m 



0 



S k\k-l C k P lS k\k-l . 



0 



, i 

2 



k+l\k 



rI p-U^r-JkI 

A 1 

0 ^*+l|Jb 



(40) 



20 tfitiWiLOtg* Wm<D2 x 2^P^tT9IJ<D#^$tb$^-rtl(^^^#f)^-S t 
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Re,k = Rk + CkSk\k-\Cfk 

Kk — £k\k-iCl 
s k+i\k + p~ x K k R~].K\ = p~ x £k\k-\ 



(41) 
(42) 
(43) 



J=(Ji© J), J 1 = 



1 0 
0 -1 



(44) 



1 



o 



k+\\k 



R? 



0 



B(k) 



(45) 



10 8-2. ^S3<7)|EB^ 



X 0 

y z 



o 



e(k). 



15 £-r$ 0 
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(1, D-ztny^nm 

XJ X X T 

= Re* + (l! k+ n k - *2 k \^i* T ) C T k+l 

= #e,* + (-Re,*+l - -R*+l) - (-Re,* - = -Re,fc+1 
(J x = I), S~ =5, He.A+1 = -Hcfc+l) J^fc = -Rr^. -R^fc = R^fcS-R^fei = (C k = 



(2. D-^P^ff^lJ 



[0 1 i ( ~ ~ T w vr\ 



0 



] 



[*r]- 


0 
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(2, Z)--?ny<??fm 



-ZSZ T + YJ l Y T 



= ^([^]«-4 



0 



- ^k\k 

Kk+i 
0 

_i 



0 



T 



-zsz r = i7* +2 |* + i - &Zk+i\k*' r = -^+ 1 fi r ,l + i5ii r ,I +1 i; + i 



8-3. ^S40|EB^ 
5 ®mm\H k tf*s7htttiE.&*,*>s *o 



0 



0 



R>e,k Ck+lLk 



0 



Hi* 



e(*) 



J 



27(*) = 



(46) 



(47) 



tKZ&olzR,, k+1 £fc JTT ^ic. £ (46) <7>3fr g (CR r> k+1 <DH«f 3£££rt:lcii 
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•Re,fc+1 

0 
0 



o 



0 1 _. f 



L k C k+l R+t 

- C k +iL k R; k L k c k+l 



0 



0 ^-^C^H-iCH!^ 



0 



(48) 





0 


J 





1 - 



-P *L k R r lL k C k+l 



'fc+i 



= /> ^* - 



0 

K k 



Re, k +i = Re, k - Ck+\L k R r ).L T k C r k+l 

Rvmi = Rrjz - i^o^ + iR~ k c k+l L k 



(49) 

(50) 

(51) 
(52) 
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it # 0 m h 

x k +i = F k x k +G k w k 
5 y k =H k x k +v k 
Zk = H k x k 

io v k :tiMMt 

z k :Hi*^ 

F k : i/^f A<D#-f 

G k :^l)fr?iJ 

tote iueT^nfyXAfcfc^T. tt®it£0n/<*MbfcS»«ft p ©Mib 

25 t. 
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X k|k 



"^Ks. kCyk" - h^f^x k _, i k _i ) 



2* = Z7\L + — —Hi Hi > 0, i = 0,...,fc (17) 



-^i + P7/>0, i = 0,---,fc 



(18) 




P = i - xiv) 



(19) 
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5. Hute/x-r/^-H^^^iitT-r^xT 1 ^!*. 

^1 IcfBmcDi/XxAjt^^^o 



(10) 

(11) 

(12) 
(13) 



P o 



.0 -PT? 



0<p = l-x(7/)<l. 7/>l 
F k : v7fA(D$Vt5^X 



C fc = 



(14) 
(15) 



(16) 
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x\, k :|fti!lfi#y 0 ~y k *-e$fflt^fcl$3l!|ka)tt©x k <D«l3ett 
I\| k :x\, k <D»«<D*»fkff«l=#K 

e f>5 : ^^H^ 

mmmZs ^u^noH^^oy^j^mA^mtM^j^b. 

7. HiriB/\'f/^-H 0< ,^;u^$llfT-r^X7 i ^f*s 
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&k\k = £jt-i|fc-i + K Sik (y k - H k x k ^ x ) 



4 


A 1 


0 





e(*) = 





0 







(20) 
(21) 

(22) 



Jit = Hi Jj/il, H| = 



V 0 




1 0 ' 


0 




.0-1 



R* Jt = Rl Jl JiRl k , %> = *<. (23) 



x-h<o, e(k)t±j-*--fimm, i-ft&*>e{k)je{k) T = j&sifcu j = (j,©j), 
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